Good Volatility in Asian Markets 


Ben Chen-Ying 


January 2022 


Abstract 


The idea of uncertainty about the right tail was proposed by|Segal, Shaliastovich, and Yaron| (2015). 


I show that positive semivariances of returns and relative price of investment goods are positively related, 


providing a link between the investment sector and good uncertainty. 
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1 Introduction 


The idea of uncertainty about the right tail was proposed by|Segal et al.|(2015). I show that positive semi- 


variances of returns and relative price of investment goods are positively related, providing a link between 
the investment sector and good uncertainty. This finding is broaly consistent with (2019), for US 


markets. 
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